ARIZONA STATE TREASURER’S OFFICE

WATERMARK INVENTORY REPORT

INVESTMENTS OUTSTANDING AS OF 1/31/03 (SETTLEMENT BASIS)
CARRY-BASIS IS BOOK-VALUE AMORTIZED THROUGH 1/31/03

POOL: LGIP-GOVERNMENT (7)
INVST# CUSIP# DESCRIPTION RATE MATURITY YIELD MOO S&P POSITION-SIZE # PRICE $ CARRY-BASIS ___QAEQ;;:QALUE * $—ABO;E?E;£;&
U.S. TREASURY ZEROES & ST ( 10)
32154 742520AH PRINCIPAL TREAS CP 8/15/oA_L__1?gg;_1;;2:_1;;11_“;1;,_;;1,_566?60 97.37800 2 46,364,552.72 46,304,212.78 -60,339.94
1,665 147,551,000.00 46,364,552.72 46,304,212.78  -60,339.94
1 ITEM IN SUBTOTAL FOR: U.S. TREASURY ZEROES & STRIPS (TYPE 10)
U.S. TREASURY BILLS ( 11)
31684 912795MD U.S. TREASURY BILL 1.180 3/20/O;__Ijig;_;;;__Zj\;;__;aajgggjgggja0 99.84700 2 99,845,944.44 99,847,000.00 1,055.56
1184 100,000, 000.00 '99,845,544.44  99,847,000.00  1,055.56
1 ITEM IN SUBTOTAL FOR: U.S. TREASURY BILLS (TYPE 11)
GVT TRUST CERTIF ZEROES & ( 17)
32129 383752BG GOV'T TRUST CERTIF ll/l5/O;__IT;;;_;;;__;;;____;:;géjggajgO 98.74400 2 4,718,945.36 4,708,113.92 -10,831.44
32153 383752BH GOV'T TRUST CERTIF 5/15/04 1.631 Raa AAA 4,318,000.00 97.57813 2 4,229,297.92 4,213,423.44 -15,874.48
32155 383752DT GOV'T TRUST CERTIF 5/15/04 1.671 Raa AAA 1,000,000.00 97.57813 2 978,959.72 975,781.25 -3,178.47
1,488 10,086, 000.00 | 5,927,203.00  9,897,318.61  -29,884.39

3 ITEMS IN SUBTOTAL FOR: GVT TRUST CERTIF ZEROES & STRIPS (TYPE 17)



ARIZONA STATE TREASURER’S OFFICE
WATERMARK INVENTORY REPORT
INVESTMENTS OUTSTANDING AS OF 1/31/03 (SETTLEMENT BASIS)

CARRY-BASIS IS BOOK-VALUE AMORTIZED THROUGH 1/31/03
POOL: LGIP-GOVERNMENT (7)

INVST# CUSIP# DESCRIPTION

32011 742651CK PRIVATE EXPORT

1 ITEM IN SUBTOTAL FOR:

32206 RPBS0463 BEAR, STEARNS
32196 RPGS0211 GOLDMAN SACHS

2 ITEMS IN SUBTOTAL FOR:

8 ITEMS IN SUBTOTAL FOR:

RATE MATURITY YIELD MOO S&P POSITION-SIZE # PRICE $ CARRY-BASIS

AGENCY NOTES (30/360) 2X ( 23)

FUN 5.730 1/15/04 1.329 RAaa AAA 90,000,000.00 104.12500 2 93,738,165.

MARKET-VALUE

1.329 90,000,000.00 93,738,165.
AGENCY NOTES (30/360) 2X (TYPE 23)
REPURCHASE AGREEMENTS ( o61)

& CO 1.290 2/03/03 1.290 Raa AAA 378,000,000.00 100.00000 2 378,000,000.
GROU 1.280 2/03/03 1.280 Raa AAA 500,000,000.00 100.00000 2 500,000,000.

93,712,500.

378,000,000.
500,000, 000.

1127761031.

1.284 878,000,000.00 878,000,000.
REPURCHASE AGREEMENTS (TYPE 61)

1.297 1125637000.00 1127875865.
LGIP-GOVERNMENT (FUND 7)

* $-ABOVE/BELOW

-25,665.17

-114,833.94



